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Piedmont
Natural Gas

A 34430

January 11, 2012 m | 22012

Ms. Jocelyn Boyd PSCSC
Chief Clerk and Administrator MAIL / DMS

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Caroling 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end October
31,2011,

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedmont Row Drive ¢« Charlotte, NC 28210
piedmontng.com
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Piedmont Naturat Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

October-11

@
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21
7
6
7

14
7

11

73
15.50

1,131.80

35,605.50
11,658.50

9,993.00
11,668.50
21,917.00
12,008.50
17,220.50

120,061.50
1,131.50

118,830.00

> rrr >

¥ ofA's
Commission and Fees rate
Total Commission and Fees (Expenditures)

W W Wwwm

B

Y ofB's

Less: Fees (Expenditures)
Option Premium

¥ of D's

Activity in Account

Debits (D}

Credits {C})

35,605.50

11,658.50

9,983.00
11,858.50
21,917.00
12,008.50

17,220.50

35,605.50

33,310.00
33,925.50

17,220.50

120,061.50

120,061.50

120,061.50
(120,061.50)

YofC's

% ofC's

¥ of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

E

E

Y ofE's

Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6)

Interest from ADM



ADM

ADM INVESTOR SERVICES, INC,
Chicago Board of Trade Building
141 W, fackson Bled. ¢ Suite 1600A

Chicago, Hinios 60604-3190

PIEDMONT NATURAL GAS CO
S0UTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

FAONTRHLY CORMMODINTY STATERIEN

STATEMENT DATE: OCT 31, 2011

ACCOUNT MNUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

RBC-WEALTH -MANAGEMENT
(704)264-2767

INTRODUCED BY:

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/554-0461 or 312/242-7200.

* * % % * k *® * * * YQOUTR AQTIVITY THIS MONTH * k% & % 4k * % w* K X Kk Kk * *
DATE LONG/BUY 8HRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBET CREDIT
10/06/1 21 CALL OCT 12 NYM NAT GAS E 5400 ¢ NET PREM US 35,605.50
10/07/1 WIRE TRANSFER REC WIREREC US 35,605.50
WIRE TRANSFER RECEIVED ) R
10/14/1 7 CALL JUL 12 NYM NAT GAS E 5000 C NET DREM = US 11,658.50
10/14/1 § CALL AUG 12 NYM NAT GAS E 5150 C NET PREM ' US 9,983.00
10/14/1 7 CALL SEP 12 NYM NAT GAS E 5350 C NET PREM U8 11,658.50
10/17/1 14 CALL APR 12 NYM NAT GAS E 4550 C NET PREM US 21,917.00
10/17/1 7 CALL OCT 12 NYM NAT GAS E 5500 C NET PREM US 12,008.5¢
10/1%/t WIRE TRANSFER REC WIREREC US 33,310.00
WIRE TRANSFER RECEIVED
10/18/1 WIRE TRANSFER REC WIREREC US 33,925,50
WIRE TRANSFER RECEIVED
10/25/1 11 CALL MAY 12 N¥YM NAT GAS E 4550 ¢ NET PREM US 17,220.50
10/26/1 WIRE TRANSFER REC "WIREREC US 17,220,50
WIRE TRANSFER RECEIVED
10/27/1 10 CALL NOV 11 NYM NAT GAS E 5600 C EXPIRE US .00
10/27/1 40 CALL NOV 11 NYM NAT GAS B 5700 ¢ EXPIRE TUS .00
* *x * % K% Kk %k * kh * k Kk * * &k K POSITIONS IN YOUR ACCOUNT * % * K% * *x X % & * & & Kk * %k * ¥ *
9/26/1 12 CALL JAN 12 NYM NAT GAS E 4500 C .1550 Us 10,356.00
12% OPTION MARKET VALUE .0863 10,356.00+*
EXPIRE 12/27/11
AVERAGE LONG: .15500
LAST TRADE DATE: 12/27/11
B/25/1 12 CALL DEC 11 NYM NAT GAS B 4550 ¢ .1650 U8 1,992.00
12+ OPTION MARKET VALUE . 0166 1,992.00%
EXPIRE 11/23/11 . :
AVERAGE LONG: TR ,16500
LAST TRADE DATE: 11/23/11
10/17/1 14 CALL APR 12 NYM NAT GAS E 4550 ¢C L1550 U8 21,952,00
14+ OPTION MARRET VALUE .1568 21,552,00%
EXPIRE 3/27/12
AVERAGE LONG: .15500
LAST TRADE DATE: 3/27/12
10/25/1 11 CALL MAY 12 NYM NAT GAS E 4550 C L1530 us 20,625.00
11+ OPTION MARKET VALUE .1875 20,625.00%
EXPIRE 4/25/12
AVERAGE LONG: .15500
LAST ‘PRADE DATE: 4/25/12

ADK INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midiand Gompany,

EMT THAT THIS STATEMENT 1S CORRECGT AND BATIFIED.

SURECT IO TERMS AND QO (4 ARVERSE 8BS




ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W, Jackson Blvd, e Sajte T600A
Chicago, [Hinios 60604-3190

NMONTRLY COMAMODITY STATEMENT

STATEMENT DATE: oOCT 31, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 2 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC+WEALTH * MANAGEMENT
(704)}264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES

SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU

ATTHN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200,
DATE LONG/BUY SHRT/SELL PESCRIPTION EX PRICE/LEGND CC DEBRIT CREDIT
9/26/1 15 CALL FEB 12 NYM NAT GAS E 4600 C © L L640 us 16,275.00

15+ OPTION MARKET VALUE . 1085 16,275.00*
EXPIRE 1/26/12 '
AVERAGE LONG: 16400

LAST TRADE DATE: . . 1/26/12

$/26/1 11 CALL MAR 12 NYM NAT GAS E 4650 € . .1680 U8 13,959.00
11+ OPTION MARKET VALUE ~,1269 : 13,955.00%
EXPIRE 2/24/12 S : g
AVERAGE LONG: .16800

LAST TRADE DATE: 2/24/12

8/23/1 14 CALL APR 12 NYM NAT GAS E 4950 C 1650 US 12,026.00
14* OPTION MARKET VALUE .0859 . - 12,026.00%
EXPIRE 3/27/12 :
AVERAGE LONG: .16500

LAST TRADE DATE:  3/27/12

9/26/1 7 CALL JUN 12 NYM NAT GAS E 4950 C ©.1630 Us 9,632.00
1% OPTION. MARKET VALUE . 41378 9,632.00+
BXPIRE 5/25/12
AVERAGE LONG: +16300

LAST TRADE DATE: 5/25/12

8/25/1 12 CALL MAY 12 NYM NAT GAS E 5000 C L1650 Us 12,000,900
12+ OPTION MARKET VALUE L1000 12,000.00%
EXPIRE 4/25/12
AVERAGE LONG: .16500

LAST TRADE DATE!: 4/25/12

10/14/1 7 CALL JUL 12 NYM NAT GAS E 5000 C 41650 us 11,634.00
i " OPTION MARKET VALUE 21662 11,634.00%
EXPIRE 6/26/12
AVERAGE LONG: +16500

LAST TRADE DATE: . 6/26/12

8/08/1 15 CALL APR 12 NYM NAT GAS E 5050 C L1750 us 11,055,090
15% OPTION MARKET VALUE L0737 11,055.00%
EXPIRE 3/27/12
AVERAGE LONG: .17500

LAST TRADE DATE;  3/27/12

8/01/1 12 CALL JAN 12 NYM NAT GAS E 5100 C .1830 US 2,424.00
12% OPTION MARKET VALUE .0202 2,424,00*
EXPIRE 12/27/11
AVERAGE LONG: .18300

LAST TRADE DATE: 12/27/11

ADWM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Gompany.
E AEPORT AMY DIFFEREMCES OR ORJECTIONS MMEDIATELY. YOUR FAILURE TO BIMEDIATELY EXERCISE YOUR HIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CCTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S GORREGT AND RATIFIED.

CORDITIONS ON SEVERGE SIBE SRR AR

PLEAS
¢
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FATFOR TAY A5C0A09 BBECT TO TERLVS AND



ADMINVESTOR SERVICES, INC,
Chicaga Board of Trade Building
14T W, Jackson Blvd. ¢ Saite Te00A
Chicago, Hlinios 60604-3190

MONTHLY COMMOIITY STATERENT

STATEMENT DATE: OCT 31, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 3 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC - WEALTH »MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIQONE OR ISSUES

SOUTH CAROQLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TQ RESOLVE WITH YOUR BROKER,

PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200,
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
8/23/1 8 CALL JUN 12 NYM NAT GAS E 5100 ¢C - .1750 Us 9,128.00

g " OPTION MARKET VALUE L1141 9,128.00*
.EXPIRE. 5/25/12 )
AVERAGE LONG: .17500

LAST TRADE DATE: - 5/25/12.

8/08/1 11 CALﬁ MAY 12 NYM NAT GAS E 5150 <€ L1700 us 8,910.00

11= OPTION MARKET VALUE L0810 §,910.00%
EXPIRE 4/25/12
AVERAGE LONG: .17000

LAST TRADE DATE: 4/25/12

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C L1650 US 9,834.00
6% OPTION MARKET VALUR .163% . 9,834.00%
EXPIRE 7/26/12 : . :
AVERAGE LONG: .. ,16500

LAST TRADE DATE: : 7/26/12

7/11/1 1z CALL DEC 11 NYM NAT GAS E 5200 C . +1750 us 132,00

12+ OPTION MARKET VALUE L0011 132.00%
EXPIRE 11/23/11
AVERAGE LONG: .17500

LAST TRADE DATE: 11/23/11

8/08/1 7 CALL JUN 12 NYM NAT GAS E 5200 C .180¢ Us 7,049.00
7* OPTION MARKET VALUE 1007 7,048,.00%
EXPIRE 5/25/12
AVERAGE LONG: .18000

LAST TRADE DATE: 5/25/12

8/25/1 8 CALL JUL 12 NYM NAT GAS E 5200 ¢ L1750 US 10,672.00
g* OPTION MARKET VALUE .1334 10,672.00%
EXPIRE 6/26/12
AVERAGE LONG: - .17500

LAST TRADE DATE: 6/26/12

5/26/1 7 CALL AUG 12 NYM NAT GAS E 5200 C L1730 ws 10,899.0¢
7* QPTION MARKET VALUE .1557 10,899,00%*
EXPIRE 7/26/12
AVERAGE LONG: .17300

LAST TRADE DATE: 7/26/12

8/01/1 14 CALL FEB 12 NYM NAT GAS E 5250 ¢C +1750 us 4,438,00
14+ OPTION MARKET VALUR L0317 4,438,00%
EXPIRE 1/26/12
AVERAGE LONG: L17500

LAST TRADE DATE: 1/26/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danieis Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFEASNCES OR OBJECTIONS
RECTED WILL BE DEERMED YOUR AGRERMENT THAT THES STATEMENT IS CORR RATIFIED

WERSE BIEE

I TA AR08



ADM INVESTOR SERVICES, INC,
Chicago Board of Trade Building
1AW, Jackson Blvd, 2 Saite 1600A

MOMTHLY COMAOUINTY STATEMENT

ALDM Chicago, Ilinios 60604-3190
STATEMENT DATE: OCT 31, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 4 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC+WEALTH + MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOQUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 oxr 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
8/01/1 11 CALL MAR 12 NYM NAT GAS E 5300 ¢ L1800 U8 5,269.00
i1+ OPTION MARKET VALUE S . 0479 5,269,00%
. EXPIRE 2/24/12 i
AVERAGE LONG: - 18000

LAST TRADE pATg} Ci2/24/12

9/26/1 5 CALL SEP-12 NYM NAT GAS E 5350 C 21700 Us - 9,354.00
10/14/1 7 CALL SEP.12 NYM NAT GAS E 5350 C :.,1650  US. 10,913,00
13% OPTION MARKET VALUE L1559 : 20,267.00%
B EXPIRE B8/28/12
AVERAGE. LONG: .156730

LAST TRADE DATE:  8/28/12

6/24/1 14 CALL APR 12 NYM NAT GAS E 5400 ¢ L1820 Us 6,020,00
14%* QPTION MARKET VALUE L0430 ' 6,020,00%
EXPIRE 3/27/12 :
AVERAGE LONG: .18200

LAST TRADE DATE: 3/z7/12

10/06/1 21 CALL OCT 12 NY¥M NAT GAS E 5400 ¢C L1680 Us 36,624,000
21+ OPTION MARKET VALUE L1744 36,624.00%
EXPIRE 9/25/12
AVERAGE LONG: ,16800

LAST TRADE DATE: 9/25/12

6/24/1 1z CALL MAY 12 NYM NAT GAS E 5450 ¢ L1830 Us 6,360.00
12+ OPTION MARKET VALUE L0530 6,360,00=*
BXPIRE 4/25/12
AVERAGE LONG: = .18300

LAST TRADE DATE: 4/25/12

8/10/1 7 CALL JUL 12 NYM RAT GAS E 5430 C 41750 us 7,063.00
T* OPTICN MARKET VALUE 21008 7,063,00%
EXPIRE 6/26/12
AVERAGE LONG!: 17500

LAST TRADE DATE: 6/26/12

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 Us 7,218,00
6* OPTION MARKET VALUE .1203 7,218.00%
EXPIRE 7/26/12
AVERAGE LONG: L17800

LAST TRADE DATE: 7/26/12

10/17/1 7 CALL OCT 12 NYM NAT GAS E 5500 C L1700 Us 11,109,900
T OPTION MARKET VALUE ,1587 11,109, 00+
EXPIRE 9/25/12
AVERAGE LONG: .17000

LAST TRADE DATE: §/25/12 . ‘ )

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danlels Midland Gompany.

PLEASE REPORY ANY DIFFERENCES O OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEMATELY EXERCISE YOUR SIGHT YO HAVE DIFE
CORRECTED WiLL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORALGT AND PATIFED

AN CCATGTORINS ON AIEY iE SIE

CES OR OBJECTIONS

ERELATIS DN BEVEFSE S5
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ADM INVESTOR SERVICES, INC,
Chicago Board of Trade Building
141 W, Jackson Bled, = Suaite 1600A
Chicage, Hiinios 60604-3190

MONTHLY COMMODITY 17

STATEMENT DATE:; OCT 31, 2011
ACCOUNT HNUMBER: 121 X2068
PAGE 5 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC « WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YQU HAVE ANY QUESTIONS OR ISSUES i
SOUTH CAROLINA ACCQUNT REGARDING YOUR STATEMENT THAT YOU :
ATTH ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DERIT CREDIT
7/2%/1 7 CALL AUG :2 NYM NAT GASB E 5550 C L1860 us 7,602.00
T* OPTION MARKET VALUE .1086 7.,602,00%*
EXPIRE 7/28/12
AVERAGE LONG: .. »18600

LAST TRADE DATE: - 7/26/12

5/06/1 14 CALL SEP 12 NYM NAT GAS E 5600 ¢ 21700  Us 17,052.00
14+ OPTION MARKET VALUE .1218 . ‘ 17,052,00%
EXPIRE 8/28/12 ’
AVERAGE LONG: .17000

LAST TRADE DATE: 8/28/12 -

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 ¢ L2350 U8 £§63,00
13+ OPTION MARKET VALUE .0051 6§63.00%
EXPIRE 12/27/11
AVERAGE LONG: -~ ,23500

LAST TRADE DATE: '12/27/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 ¢ .2400 US 2,040.00
15% OPTION MARRET VALUE L0136 2,040,00%
EXPIRE 1/26/12
AVERAGE LONG: ,24000

LAST TRADE DATE: 1/26/12

5/09/1 11 CALL MAY 12 NYM NAT GAS E 5700 C .1820 us 4,081.00
11* OPTION MARKET VALUE 0371 4,081,00*
EXPIRE 4/25/12
AVERAGE LONG: 18200

LAST TRADE DATE: 4/25/12

6/17/1 7 CALL JUM 12 NYM NAT GAS E 5700 C +1940 us 3,780,00
T* OPTION MARKET VALUE L0540 3,780.00%*
EXPIRE 5/25/12
AVERAGE LONG: ,19400

LAST TRADE DATE: 5/25/12

7/12/1 8 CALL JUL 12 NYM NAT GAS E 5750 C .1850 Us 5,784.00
g% OPTION MARKET VALUE .0723 5,784,00%
EXPIRE 6/26/12
AVERAGE LONG: ,18500

LAST TRADE DATE: 6/26/12

12/02/0 35 CALL DEC 11 NYM NAT GAS E 5%00 C .3050 US 35,00
35% OPTION MARKET VALUE L0001 35,00+
BXPIRE 11/23/11
AVERAGE LONG: .30500

LAST TRADE DATE:; 11/23/11

ADNM INVESTOR SERVICES, INC. a wholly owned stbsidiary of the Archer Daniels Midland Gompany.
PLEASE REFORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FALURE TO (MMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBIECTIONS
CORRECTED WILL BE DEEMED YOUR AGREENENT THAT THIS STATERENT 1S CORRECT AND RATIFIED

SUBIZOT TOOTERMS AND O AT NS O ARVERRE SIGR

HEFAT



ADM INVESTOR SERVICES, INC,

RAONTHLY CORMAQDITY STATEMENT

4 i

G’f/’ Chicago Board of Trade Building
“ﬁ/ B8 W Jackson Bivd. s Suite 1600A

/:'\E:) Ni Chicaguo, Hinios 606043190

STATEMENT DATE: OCT 31, 2011
ACCOUNT NUMBER: 121 X2068
PAGE 5 SALESMAN NUMBER: 121 X121

INTRODUCED BY: REC+WEALTH * MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
3/01/1 22 CALL MAR 12 NYM NAT GAS E 6000 C L1950 Us 3,784.00
3/02/1 12 CALL MAR 12 NYM NAT GAS E 6000 ¢ ©,1820 Us 2,064,00

) 34+ OPTION HMARKET VALUE © o, 0172 5:,848.00%*
(BXPIRE '2/24/13 . o

AVERAGE LORG: . .19041

LAST TRADE DATE: - 2/24/12

4/04/2 14 CALL APR 12 NV¥ NAT GAS E 6000 C .1800 US . 2,408,00
14% OPTION MARKET VALUE L0172 i 2,408,00%
EXPIRE 3/27/12
AVERAGE LONG: .18000

LAST TRADE DATE: 3/27/12

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C L3200 us - 288.00
24* OPTION MARKET VALUE L0012 . . 288,00%
EXPIRE 12/27/11 :
AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C L2050 US 1,276.00
29% OPTION MARKET VALUE . 0044 1,276,00%
EXPIRE 1/26/12 .
AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

*%% SEGQ USh #*x

1. BEGINNING ACCT BALANCE .00
2, P&L AND CASH ACTIVITY .00
3. ENDING ACCT BALANCE .00
5. NET OPTION PREMIUM 1290,061.50~-
8., OPTIONS MARKET VALUE 355,775.00
9. ACCT VALUE AT MARKET 355,779.00
11, CONVERTED ACCT VALUE US 355,779,00

*%x%* CURRENT MONTH *%% *%% YEAR-TO-DATE %%*

FUTURES P&L us .00 88,313.50
OPTION PREMIUM ug 120,061.50- 1,095,076.00-

ADM INVESTOR SERVICES, ING. a wholly ownad subsidiary of the Archer Danfels Midiand Company.
FLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAYE DIFFEASNCES O ORISTONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORARECT ARO RATIFIED

HETA S FOR TAK AELO S0 SUIB EGT TO TERES AR S8 OH HEVIERASE SI0Y UET S B




South Carolina

Report as of 10/31/2011 Close

. Criginal Purchase . Net Value Realized

Period Cost/Proceeds Realized Value Gain or (Loss}
Closed Positions - May-2002/April-2003 Review $949,450 $2,424,270 $1,474,820
Closed Positions - May-2003/April-2004 Review $1,065,640 $400,810 {$664,830)
Closed Positions - May-2004/April-2005 Review $851,680 $795,290 ($56,390)
Closed Positions - May-2005/April-2008 Review $2,463,600 $4,925,500 $2,461.810
Closed Positions - May-2006/April-2007 Review $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - May-2007/April-2008 Review $2,908,420 $1,159,081 ($1,748,439)
Closed Positions - May-2008/April-2009 Review $3,446,030 ($6,147,835) {$9,593,865)
Closed Positions - May-2009/Apri-2010 Review $3,599,735] _ ($12,587,530) ($16,187,265)
Closed Positions - May-2010/April-2011 Review $2,240,760 {$3,938,546) ($6,179,306)
Closed Positions - May-2011/November-2011 Review $673,090 $0 (673,090}

[Total Closed Posilions Review Periods $21,067,715 ($14,353,790) 921,
Open Positions Total $1,006,320 $3EE. 779 ($650,541)
Closed/Open Postion TOTALS 574, (313,988,011 {$36,572,040)




Scuth Carollna May-2011/November-2041 Review

Report as of 10/31/2011 Close
MMBtus Trade/
Counter [Qriginal Trade Strike/Fixed Purchase Purchase Exgplration | Realized Net Value Realized
Pertod Tool party Date Pum:::f: Per Price Price CostiProceeds Expal:gon Price Value Gatn or (Loss)
May-11}Call NYMEX 4130/2G10 170,000 36,10 0.3400 $57,800]04/28/2011 E $0,000 0 {557,800
May-11{Call NYMEX 9/28/2010 90,000 54.90, 0.2600 $22.500]04/26/2011 E £0.000] 0 {$22,500)|
May-11]|Cai-Cissl [NYMEX 125642010, -80,000 54,35 0.2475 $19,800]04726/2011 E $0.000 0 (519,800
May-11[Call (Sold) [NYMEX 4R6/2011 £0 000 $4.35]  (30.0370) (52,260)]0426/2019 E $0.000 0 $2,980
May-11[Cai-Offsef [NYMEX 22612011 -80,000 $4.1C 30,1680 $14,220] 0472672011 E $0.000, 30 ($14.220)
May-11[Cafl (Sold) [NYMEX 42812011 £0,000 84,10  (50.2870) (325 830)| 0472672011 E $0.000 0 $25,830
Jun-H|Cait NYMEX 67172010 180,000 6.90 $0.2050 34,900[05/25/2C011 E $0.000 0] {$35,800)
Jun-11]Call NYMEX 0/2712010 100,008 4.70 $0.2380) 23,800|05252011 E 0.000 0 {523,800)
Jun-11{Gall NYMEX 1042872070, £0,000 4.75 $0.2350 21,150]052572011 E 0.000 4 ($21,180)
Jun-11[|Call-Offset INYMEX 32720114 +80,000 4.20 $0.1650 14,850]0525£2011 E 5.000 ] (314,850)
Jun-1$|Cafl (Goid) [NYMEX 842602011 90,000 4.20  {$0.1750) (316,110}|05/252071 E 0.000 30 $16,110
Jul-11]Call NYMEX 712010 80,000 7.G0 0.2450 18,600|06/27120HE 0.000 $0 {819,600
Jul-11Call NYMEX 8/26/2010 74,000 5.90 0.1850 12,850[08/272011 E 0.000 0] {$12,850
Jui-11]Call NYMEX 10425/2010, 80,000 $4.75 0.2400 19,200|06/27/2011 E $0.000/ 0| (519,200)|
Jui-11;Cafl NYMEX 21272011 70,000 §5,15 0.1840 12,880(|06/2/72011 E $0.000] 0 ($12,880)]
Jul-i1|Calf NYMEX 3272011 80,000 4.45 $0, 1620 12,960:068/27/12011 E $0.000 V] (512,960
Aug-i1[Call NYMEX 1130/2010 80,000 36.75 $0.2400 18,200{07/2802011 E $0.000 [i] 19,200
Aug-11|Caff NYMEX 83172010 70,000 5.95 0.2200 15,400[07/26/20171 E $0.000 0 15,400
Auvg-H|Call NYMEX 10/25/2010 80,000 4.95 0.2450 19,600|C7/26/2011 E 0.000 ) 18,600)|
Aug-11]Call NYMEX 22011 70,600 5.30) 0.1840 512,880]07262011 E 0.000] §8] 12,880}
Aug-11[Calf NYMEX 32120114 80,000 $4.60 0.1670 13,360/07/26/2011 E 0.000 $0] 13,380
Sep-1%|Call NYMEX 83172010 80,000 5.80 0.2750 22, 000|08/26/2011 E 0.000 $0 22,000
Sep-11]Call NYMEX 972272510 80,000 $625|  $0.1650 13,200[08/2612011 E 3.600 ) 13,200
Sep-11[Call MYMEX 1072772810 96,000 $5.35 $0.2380 21,420|08/26/2011 E 0.000] 50 {821,420
Sep-11[Call ['YMEX 22420 80,000 $5.50 $0.1840 14,720[08126/2011E 0.000 30 {514,720
Sep-11ICall [YMEX 3121201 80,000 34.80 0. 1650 $13,200108/26/2011 & 0.000 $0 {513,200
Cot-11|Calt NYMEX 9130/2010 120,000 $5.9C] 0.2400 28,800/09/2772011 E 0.000 $0 ($26.800
Oct-11]Calf NYMEX 10/18R2010 120,000 5.60 0.2650 $31,800|09/27/2011 £ 0.600 0 (831,800]
Oct-11]Call NYMEX 17472011 130,000 36.20 $0,1900 24,780|C8/2712C1TE $0.000 [ ($24,700)
Qct-11]Call NYMEX 21272011 120,000 5.85 $0.1700| $20,400[08R7IZ01TE 50.000 0] (320,400)
QOct-11jCall NYMEX 37212011 120,000 5.10] $0.1600 $19,200{00272011 E $6.000 Y (519,200,
Nov-15[Call NYMEX 1072972010 400,000, 5.70 502850 $114,000[ 10672011 E $0.0C0 g {$114,000
Nov-11]Call NYMEX 111772018 109,000 $5.60]  50.2550 $25,500[ 1072672011 E $0,000, [1] (825,500)]
SUMMARY: 2,810,000 $673,090 [i] ($673,090




Qpen Positions - South Caroflna
Report as of 10/31/2011 Close
MMBtus . Trade ! NYMEX Net Value vs.
Period Tool Countar Trade Date| Purchased St";:;msd Pu;clhasa ¢ Pta;;:hase d Expiration Market | Market Value | Current Market
paity . Par Month ce fice osUrraceads Date Piice Valus |
Dec-11 Call NYMEX  1272{2010 350,000 $5.00 $0.3050 $106,750  11/23/2011 E 0.0001 $35 ($108,715)
Dec-11 Call NYMEX — 7H1/2011 120,000 $6.20 30.1750 $21,000 1472312011 E 0.0011 $132 (320,868
Dec-11 Call NYMEX 872572011 140,000 34.55 3$0.1650 $19,800 T11/237201TE 0.0166 51,992 (517.m}
Jan-12 Call NYMEX 11372011 240,000 $6.30 0.3200 76,800 1290272011 E 50.0012 $288 ($76,512)
Jan-12 Call NYMEX  2/15/2011 130,000 $5.65 0.2350 30,550 1272772011 E 50,0051 3663 {$29,887)
Jan-12 Call NYMEX 8/1/2011 120,000 $5.10 $0.1830 21,960 1202772011 E 0.0202 $2,424 {$19,538)
Jan-12 Call NYMEX 972672071 120,000 F4.E0 30.1550 $18,600 1272772011 E 0.0863 $10,356 {58,244}
Feb-12 Call NYMEX  1/31/2011 290,000 $6.35 50.2050 $50.460 01/26/2012 E 0.0044 1,276 ($58,174)
Feb-12 Call NYMEX  2/15/2011 150,000 $5.70 0.2400 $36,000  01/26/2012 E 0.0136 2,040 ($33,960)
Feb-12 Call NYMEX 8/1/2011 140,000 §5.25 $0.1750 $24,500  01/26/2012E 0.0317 4,438 {$20,062)
Feb-12 Call NYWMEX ™ 972672011 150,000 $4.60 $0.1640 $24,600 0172612012 E $0.1085 $16,275 {58,325)
Mar-12 Call NYMEX 32015 220,000 6.00 $0.1950 $42,900 022472012 E $0.0172 $3,784 (539,116}
Mar-12 Cal NYMEX 3212011 120,000 6.00 $0.1820 21,840 02/24/2012E $0.0172 $2,084 ($19,776)
Mar-12 Call NYMEX 8M1/2011 110,000 $5.30 $0.1800 14,800 02/24/2012 F $0.0479 $5,268 {$14,531)
Mar-12 Call NYMEX 972672011 110,000 $4.85 30,1680 18,480 02242012 E $0.1289 $13,959 {34,521)
Apr-12 Call NYMEX 4/4/2011 140,000 56.00 $0.1800 526,600  03/27/2012 E $0.0172 32,408 {524,192}
Apr-12 Call NYMEX  8/24/2011 140,000 $5.40 $0.1820 $25,480 Q3/27/2012 B $0.0430 $6,020 (519,460)
Apr-12 Call NYMEX 8/8/2011 160,000 5.05 $0.1750 $26,250 0372712012 E $0.0737 $11,055 {515,195)
Apr-12 Call NYMEX  8/23/2011 140,000 4.95 $0.1650 $23,100 032712012 E $0.0859 $12,026 ($11,074)
pr- a 0720 ,000 5 1] 400 03271201 5 $21,962 5252
May-12 Call NYMEX 507201+ 110,000 35.70 0.1820 $20,020  04/25/2012 E 50.0371 $4,081 (515,939}
May-12 Call NYMEX  6/24/2011 120,000 5.45 $0.1830 $21,860  04/25/2012E 50,0530 $6,360 {$15,600)
May-12 Call NYMEX 8/8/2011 110,000 5.15 $0.1700 18,700 0412502012 E 0.0810 $8,910 {$8,780)
May-12 Call NYMEX 87252011 120,000 $5.00 $0.16850 19,800 04/25/2012 $0.1000 $12,000 (37,800}
ay-12 a 072512 0,0 X 0.7550 317,050~ 04/25720712 E 301875 520,625 33575
Jun-12 Call NYMEX  6/17/2011 70,000 $5.70 30.1840 $13,680 Q62512012 E 50.0540 3,780 ($9,800)
Jun-12 Call NYMEX 8/8/2011 70,000 $6.20 0.1800 $12,600  05/25/2012 E 0.1007 7,049 ($5.651)
Jun-12 Call NYMEX 812312011 80,000 §5.10 0.1750 $14,000  05/25/2012 E $50.1141 $9,128 $4,872)
un-12 El B/26/2071 70,000 $4.95 0.1630 $11.410 0572572012 $0.7376 632 s
Juk12 Call NYMEX 771272011 B0,000 5.75 $0.1850 14,800 06/26/2012 E 50.0723 5,754 (59,016)
Jul-12 Calf NYMEX — 8/10/2011 70,000 $5.45 $0.1780 312,250  06/26/2012 E 50,1009 7,063 ($5,187)
Juki2 Call NYMEX  8/25/2011 80,000 $6.20 $0.1750 14,000 08/26/2HZ E $0.1334 $10,672 {$3,328)
Jul-12 Call NYMEX  10Md72077 70,000 $5.00 30,1650 11,6560 OB/26I2012E 0.1682 $11,834 584
Aug-12 Call NYMEX  7/29/2011 70,000 55.55 0.1860 $13,020 07/26/2012E §0.1088 $7.602 (35,418)
Aug-12 Call NYMEX Bi8f2011 60,000 $5.45 $0.1780 $10,680  07/28/2012 E 0.1203 $7.218 ($3,462)
Aug-i2 Call NYMEX — 9/26/2011 70,000 §5.20 $0.1730 $12,110  07/26/2012 E 0.1557 510,899 ($1.211)
Aug-12 Call NYMEX 10472017 60,000 %5615 0.7650 $9,900 G7/26/2012E 0.1639 59,834 (365)
Sep-12 Call NYMEX  9/6/2011 70,000 55.60 0.1700 $11,000 OB/20/2012 E___ $0.1218 8,526 (33,374)
Sep-12 Call NYMEX __ 9/6/2011 70,0600 $5.60 0.£700 $71,900__08/28/2012E 0.1218 8,526 (33,374)
Sep-12 Caf_ NYMEX 92672011 60,000  85.35 0.1700 $70,200 08/28/2012E 0.1559 9,354 ($646)
Sep-12 Cali NYMEX 1073472071 70,000 $5.35 0.1650 311,650 08282012 E 0.1559 $10,813 (3637)
Cet-12 Cal _ NYMEX _ 10/6/2011 210,000 $5.40 30,1880 536,280  O0O/26/2012E  30.1744 $36,624 31,344
ct-12 a 7/2 70,00 . 01700 900 0%/25 . ,
SUMMARY; 5,170,000 31,006,320 9355,779 (3630,541)




